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Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Jan-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2016-C061/8/2019

Additional Reporting - Deal Level

Reference Tranche Performance

Class Original Beginning Period Ending Period

Tranche Credit Support

Write-down Amount Write-up Amount

Calculated Calculated

0.00 0.00 4.000000% 4.770000% 4.770000%1A-H

0.00 0.00 2.750000% 3.790000% 3.830000%1M-1

0.00 0.00 2.750000% 3.790000% 3.830000%1M-1H

0.00 0.00 1.000000% 1.380000% 1.390000%1M-2

0.00 0.00 1.000000% 1.380000% 1.390000%1M-2H

1,967.88 0.00 0.000000% 0.000000% 0.000000%1B

6,180.03 0.00 0.000000% 0.000000% 0.000000%1B-H



Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Jan-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2016-C061/8/2019

Additional Reporting - Deal Level

Rep and Warranty Settlement Reporting

0
0.00

0.00

0

0.00

0.00

Original Current

Origination Rep and Warranty Settlement Loan Count

Origination Rep and Warranty Settlement Amount

Origination Rep and Warranty Settlement UPB



Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Jan-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2016-C061/8/2019

Delinquency Status - MBA Delinquency Calculation Method

DELINQUENCY

30 Days

60 Days

90 Days

120 Days

150 Days

180+ Days

No. of 

Loans UPB

700

154

64

46

40

128

143,445,608.20

29,079,209.15

13,053,730.79

8,196,821.33

8,594,152.67

25,967,992.67

0.634110%

0.139504%

0.057976%

0.041670%

0.036235%

0.115951%

0.603313%

0.122303%

0.054902%

0.034475%

0.036146%

0.109218%

% of 

Loans UPB

1.025446% 0.960357%1132 228,337,514.81



Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Jan-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2016-C061/8/2019

Realized Loss Report - Collateral

 Summary

SDA

Current Month

3 Month Average

12 Month Average 0.018%

0.030%

MDR

Current Month 0.001%

0.001%

3 Month Average

12 Month Average

CDR

Current Month

3 Month Average

12 Month Average

0.009%

0.018%

0.010%

Calculation Methodology:

Monthly Default  Rate (MDR):  Sum(Beg Scheduled Balance of Liquidated Loans) / Sum(Beg Scheduled Balance)

Condit ional Default  Rate (CDR):  1-((1-MDR)^12)

SDA Standard Default  Assumpt ion: If WAS ≤ 30 then CDR / (WAS * 0.02) else if 30 < WAS ≤ 60 then CDR / 0.6 else if 60 < WAS ≤ 120 then CDR / (0.6 - ((WAS - 60) * 0.0095)) 

else if WAS > 120 then CDR / 0.03

Weighted Average Seasoning (WAS):  sum for each loan ((Original Term - Remaining Term)*(Current Scheduled Balance/Deal Scheduled Principal Balance))

0.001%

0.015%



Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Jan-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2016-C061/8/2019

Modification Summary

# Loans Actual
Liquidated

Amount
Loss/(Gain)

Percentage
Loss

Balance
Actual
Ending

Amount
Loss/(Gain)

Realized

10,821,351.15 0.0055 10,821,351.15 4,768.77 0.044

Amount
Loss

Number
Loan

Principal
Loss To Note

Interest
Loss To Note

UPB
Current

Percentage
Loss

Modification Detail

47.0136691848 225,656.49 0.021 47.01 0.00

79.1636710817 126,660.60 0.063 79.16 0.00

4.7836709256 108,943.36 0.004 4.78 0.00

220.0036707359 428,072.20 0.051 220.00 0.00

3.0036703251 89,718.32 0.003 3.00 0.00

151.5536702668 207,833.61 0.073 151.55 0.00

5.0836702153 153,020.41 0.003 5.08 0.00

116.3436700346 277,392.79 0.042 116.34 0.00

64.8536700284 158,779.39 0.041 64.85 0.00

271.6636699380 402,436.66 0.068 271.66 0.00

30.9936692371 159,441.54 0.019 30.99 0.00

1.3636692130 67,770.18 0.002 1.36 0.00

4.7236665066 124,065.32 0.004 4.72 0.00

5.0936691892 243,693.00 0.002 5.09 0.00

2.2336721278 53,360.49 0.004 2.23 0.00

66.5936689874 91,328.15 0.073 66.59 0.00

43.1636685351 298,334.44 0.014 43.16 0.00

3.7336682526 213,261.22 0.002 3.73 0.00

2.4736681841 118,690.98 0.002 2.47 0.00

128.1436680146 96,897.40 0.132 128.14 0.00

12.4136679626 301,540.01 0.004 12.41 0.00

78.3736679542 107,479.02 0.073 78.37 0.00

34.6036676002 127,816.70 0.027 34.60 0.00

397.1136674107 346,565.69 0.115 397.11 0.00

3.6636668564 95,946.49 0.004 3.66 0.00



Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Jan-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2016-C061/8/2019

Amount
Loss

Number
Loan

Principal
Loss To Note

Interest
Loss To Note

UPB
Current

Percentage
Loss

Modification Detail

1.8236665536 113,150.77 0.002 1.82 0.00

2.1236692077 121,140.76 0.002 2.12 0.00

61.9936772030 85,015.45 0.073 61.99 0.00

65.1536839527 98,439.07 0.066 65.15 0.00

216.2636836114 415,214.89 0.052 216.26 0.00

385.7936830637 308,628.74 0.125 385.79 0.00

109.2936821947 379,490.37 0.029 109.29 0.00

10.8636815519 297,904.18 0.004 10.86 0.00

208.3536814594 285,735.91 0.073 208.35 0.00

96.6636811240 309,296.30 0.031 96.66 0.00

118.4636796542 142,148.70 0.083 118.46 0.00

124.6936795798 264,765.73 0.047 124.69 0.00

151.6536790673 253,472.64 0.06 151.65 0.00

33.9136788323 139,379.07 0.024 33.91 0.00

24.8236711897 240,529.39 0.01 24.82 0.00

495.6236783584 364,450.09 0.136 495.62 0.00

1.6436717979 82,110.05 0.002 1.64 0.00

130.0036764527 405,024.60 0.032 130.00 0.00

93.3836741693 149,410.24 0.062 93.38 0.00

2.9936740111 164,129.31 0.002 2.99 0.00

233.8036739938 374,073.13 0.062 233.80 0.00

46.3036737868 111,108.42 0.042 46.30 0.00

4.0036737079 218,628.78 0.002 4.00 0.00

3.8636732376 93,304.44 0.004 3.86 0.00

103.9836730403 174,562.60 0.06 103.98 0.00

1.4736726864 84,361.83 0.002 1.47 0.00

1.3836726858 82,607.26 0.002 1.38 0.00

110.8436721412 134,348.54 0.082 110.84 0.00

60.0936840873 89,264.68 0.067 60.09 0.00

89.5636787268 214,950.75 0.042 89.56 0.00



Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Jan-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2016-C061/8/2019

# Loans UPB
Liquidated

Amount
Loss/(Gain)

Percentage
Loss

2 176,120.65 5,232.33 2.971

Realized Dispositions in Current Period

Realized Loss Summary

Amount
Loss/(Gain)

Number
Loan

UPB
Liquidated

Percentage
Loss

Realized Loss Detail

Realized Dispositions in Current Period

1,185.1636732374 98,996.41 1.197

4,047.1736836834 77,124.24 5.248

Amount
Loss/(Gain)

1,490,624.94 2,915.58

# Loans

9

UPB
Liquidated

Amount
Total Loss/(Gain)

236,765.17

Adjustments to Previous Dispositions

Realized Loss Summary

Amount
Loss/(Gain)

UPB
Liquidated

Realized Loss Detail

Number
Loan

Adjustments to Previous Dispositions

Amount
Total Loss/(Gain)

359,057.8736686628 (100.00)
306,423.8836792329 753.52

182,035.9636791272 3.16

173,224.8436813128 14.94

142,048.5836683590 6.67

109,677.1336781275 115.00

87,407.7236691699 1.58

74,386.7936820622 2,115.98

56,362.17 4.7336839926 4.73

(100.00) 
753.52

3.16

14.94

6.67

115.00

1.58

2,115.98



Connecticut Avenue Securities

Customer Service - CTSLink
Wells Fargo Bank, N.A.
Securities Administration Services

Frederick, MD 21701-4747
8480 Stagecoach Circle

www.ctslink.com

Fax:                  240-586-8675

CONNECTICUT AVENUE SECURITIES

Distribution Date: 25-Jan-2019

Contact:

Telephone:       1-866-846-4526

Credit-Linked Notes

Credit-Linked Notes

Series 2016-C061/8/2019

# Loans UPB
Liquidated

Amount
Loss/(Gain)

Percentage
Loss

17  2,613,164.88  328,631.63  12.576 

Cumulative Realized Loss Summary

Amount
Loss/(Gain)

Number
Loan

UPB
Liquidated

Percentage
Loss

Cumulative Realized Loss Detail

36667180
36674957
36683590
36686628
36691699
36692226
36727353
36732374
36781275
36791272
36792329
36807631
36813128
36820622
36836058
36836834
36839926

 131,872.38 
 56,463.00 

 142,048.58 
 359,057.87 

 87,407.72 
 100,392.45 
 262,563.27 

 98,996.41 
 109,677.13 
 182,035.96 
 306,423.88 
 100,280.40 
 173,224.84 

 74,386.79 
 294,847.79 

 77,124.24 
 56,362.17 

 29,127.19 
 21,159.01 
 98,415.94 
 9,554.19 

 45,412.66 
 7,746.93 

 (3.56)
 1,185.16 

 (1,638.77)
 2,438.75 

 46,619.86 
 (224.30)

 (22,630.06)
 33,034.52 
 22,997.72 
 4,047.17 

 31,389.24 

 22.087 
 37.474 
 69.283 
 2.661 

 51.955 
 7.717 

 (0.001)
 1.197 

 (1.494)
 1.340 

 15.214 
 (0.224)

 (13.064)
 44.409 
 7.800 
 5.248 

 55.692 
















